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pt Five questions in all, including

Note : Attem
Q. No. 1, which is compulsory. Select one

question from each Unit. All questions carry
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(iv) €rentiate pe €€n stochag d no
V) Diff tiate betw, t ti
’ IC an
Stochastic relalinnship.
(v) What

(vi) What is standard error 7

(vii) Briefly state the reduced form of a model.

(viii) What do you meant by eror of
measurement ?

(ix) Differentiate between regression and
correlation co-efficient.

(x) What do you meant by Simultaneous
bias ?

fri ars Wyt & sm I

Gy —am=ipa gEew W @& i

(i) ntareta s w afofw FETC
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(i) mumaEfEa RY w1 caumon s wfoanfaa

Fifaa

mafed AR TA-wrfes gay 9 d@a

FfT )

(v) @gIE FEH B AN ¥ wEEd ¥ 2

(vi) wE Az ¥ & 2

(vii) WTEd & HiET@ Y &1 §¥9 d Isag
Hifaa |

(vii)®TeT & e d I T Wz ¥ 2

(ix) ufrmm sk wEdEY GR-HYE @ W"
mml

(x) wEIferF gafge ¥ g = woed &2

{(1v)

Unit I

=E 1

2. What is econometrics ? Describe the

methodology involved in an econometric
model, 3+13

a&lﬁﬁrm%?a@ﬁwﬁqmﬁm
m,mmwl

34n3m) H-I?ZﬂﬁM{PGS-ZZ?)('I‘R] 3 P.T.O

https://www.cbluonline.com

3.
Whay S Simp)e I
. . negr .
“Xplain the . r"gﬂ:ssm
Estj ¢ Concepy Of Begy L; j Models
“Stimaior (BLUE) Prove inear “baise&
X et

Squares (OLS) Esy

4., What do you mean by multiple linear regression
models ? Explain its properties in detail, 4+12
g W@ yfema gice @ a9 F g €7
IWE ol # famr 4 wwene |

5. In any practical sitvation the following cases

may bc encountered al any given level of

significance : 34342424343

(i) R2 and all B, are significant
g 2
(1iy Al [3, significant but not R
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Unit II1

$HE 11

You are asked to estimate a cross-

ifice it B and
() Some P are significant rest B, are

R2 is not significant
is significant but
(iv) Some P, are and R? is significan 6. (2
rest p; arc not significant

R? is significant but all B,

' Section
regression for a sample of 10¢ cities in

India to explain expenditures on education
which is postulated as -

EE = f(MY, NSC, SGE)
Where EE = expenditure on education

are not
(v)
5igniﬁcaﬂt

(vi) Neither R2 nor any B; significant

How would you interpret these cases ?

egt it sl foufa ¥ wea & fEd o
o I . MY = median income in the community
NSC = number of school age children

gFa T

)y RZ 3R =R TEvaqul : 4 SGE = level of state grant for education

Giy m B, e AfFT R2 A& Would you expect heteroscedasticity

(i) ®B p, TEET W@ P 2. |m R2 to be a problem in this case ? If so,
qds T 2 would you use the Goldfeld-Quandt test ?

(iv) %% p, ¥ 3R R? wewpl T A Why 2 10
Tt g, Wl T ¥ Ag faean W =m ) oEm w3 @ A

(v) R? weapel ¥ afFR wht g, wew am F 100 W ® TR @ fae @
o ¥ wla-dwE falvm &1 saE o @ e

(vi) 7 @ RZ 7 &t =¥ p, Wewyl T T ¢, W ozm ouwEw ¢

AN [ oueEl W SErem R wma ? EE = f(MY, NSC, SGE)
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(b) What are the consequences of using
ordinary least square (OLS) in the
presence of Heteroscedasticity ? 6
RAffrd ) Iofafa ¥ wurer =g
=f (OLS) 1 3Iw@m @ 3 ¥ 9fom
T2

'3';.,/ What do you understand by autocorrelation ?

What are the consequences of using ordinary
least square (OLS) in the presence of
autocorrelation ? 16

W|HIY | AW F THeR ¥ ) @agay w3
Sufeafas 9 wm= =gEEm ad (OLS)  w
IWE FA R T OwRom § O
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Win
Mmode] for Money - & demang ang Supply
Money p -
Mon § cmand : Md by + b)Y, + p R
I €y Sl.lppl} M = ay + a.y 20, ~ u,
“r"hcre, 1T, + Uy,

M : Mone :
P ¥ ¢ Income, R : Rate of Interest,
: Price, y’s . €ITor terms
As
Sume that R and P are €xogenous and M
and Y are endogenous. Answer the following :
(1)  Define the problem of identification. 2
(11) Is the Demand function is identified 73
(i) Is the Supply function is identified ? 3

(iv) Obtain the reduced form equations for M

and Y. 8
9 & fag frafafaa =i sk snyfd wisw
WW 2
:: =) a7 Md=bg+b]Y;+bZR1+"fr

g & omgfd : M =gt aY, T
8

hitps://www.cbluonline.com



When do you use a dummy variable ? What is
meant by dummy variable trap ? Explain the
procedure of using dummy variable with a

suitable example. 3+3+10

T W F oITEm ww w@ ¥ 2 =
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